
In[1]:= H∗ Example from Slide 3 of Lecture 11 ∗L

Needs@"Statistics`NormalDistribution "̀D

ndist = NormalDistribution@0, 1D

CDF@ndist, −.25D

Out[2]= NormalDistribution@0, 1D

Out[3]= 0.401294

In[9]:= d1 = HLog@36ê40D + HH.05 + H.5 HH.5L^2LLL .25LLêH.5 HSqrt@.25DLL

d2 = d1 − H.5 HSqrt@.25DLL

Out[9]= −0.246442

Out[10]= −0.496442

In[17]:= S = 36

X = 40

C1 = HS ∗CDF@ndist, d1DL − HHX ∗Exp@−H.05L∗ .25DL∗ CDF@ndist, d2DL

Out[17]= 36

Out[18]= 40

Out[19]= 2.2584
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